Hol dll‘lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
usD US DOLLAR
1,787.470  Local 1.000000 1,787.47 1.000000 1,787.47 0.00 0.00
Base 1.000000 1,787.47 1.000000 1,787.47 0.00 0.00
US DOLLAR Total
1,787.470  Local 1,787.47 1,787.47 0.00 0.00
Base 1,787.47 1,787.47 0.00 0.00
CASH Total
1,787.470 Base 1,787.47 1,787.47 0.00 0.00
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
912796JE0 WI TREASURY SEC 03/17 0.00000 0.51 02 Mar 2017
40,000,000.000 Local 99.998395 39,999,358.06 99.998395 39,999,358.06 0.00 3.36
Base 99.998395 39,999,358.06 99.998395 39,999,358.06 0.00 3.36
912796JJ9 TREASURY BILL 03/17 0.00000 0.51 30 Mar 2017
75,000,000.000 Local 99.958165 74,968,623.61 99.958165 74,968,623.61 0.00 6.29
Base 99.958165 74,968,623.61 99.958165 74,968,623.61 0.00 6.29
912796JP5 TREASURY BILL 04/17 0.00000 0.5 27 Apr 2017
90,000,000.000 Local 99.917649 89,925,884.18 99.917649 89,925,884.18 0.00 7.54
Base 99.917649 89,925,884.18 99.917649 89,925,884.18 0.00 7.54
912796JX8 TREASURY BILL 06/17 0.00000 0.53 22 Jun 2017
90,000,000.000 Local 99.838905 89,855,014.73 99.828000 89,845,199.73 -9,815.00 7.54
Base 99.838905 89,855,014.73 99.828000 89,845,199.73 -9,815.00 7.54
912796KB4 TREASURY BILL 07/17 0.00000 0.6 20 Jul 2017
65,000,000.000 Local 99.780727 64,857,472.50 99.759782 64,843,858.33 -13,614.17 5.44
Base 99.780727 64,857,472.50 99.759782 64,843,858.33 -13,614.17 5.44
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
912796KMO TREASURY BILL 03/17 0.00000 0.47 09 Mar 2017
105,000,000.000 Local 99.989190 104,988,650.00 99.989190 104,988,650.00 0.00 8.81
Base 99.989190 104,988,650.00 99.989190 104,988,650.00 0.00 8.81
912796KN8 TREASURY BILL 03/17 0.00000 0.485 16 Mar 2017
40,000,000.000 Local 99.979792 39,991,916.67 99.979792 39,991,916.67 0.00 3.35
Base 99.979792 39,991,916.67 99.979792 39,991,916.67 0.00 3.35
912796KQ1 TREASURY BILL 04/17 0.00000 0.4025 06 Apr 2017
10,000,000.000  Local 99.959750 9,995,975.00 99.959750 9,995,975.00 0.00 0.84
Base 99.959750 9,995,975.00 99.959750 9,995,975.00 0.00 0.84
912796KS7 TREASURY BILL 04/17 0.00000 0.43 13 Apr 2017
25,000,000.000 Local 99.948639 24,987,159.72 99.948639 24,987,159.72 0.00 2.10
Base 99.948639 24,987,159.72 99.948639 24,987,159.72 0.00 2.10
912796KU2 TREASURY BILL 05/17 0.00000 0.496 04 May 2017
40,000,000.000 Local 99.911822 39,964,728.89 99.911822 39,964,728.89 0.00 3.35
Base 99.911822 39,964,728.89 99.911822 39,964,728.89 0.00 3.35
912796KY4 TREASURY BILL 05/17 0.00000 0.502 11 May 2017
80,000,000.000 Local 99.900699 79,920,558.89 99.900699 79,920,558.89 0.00 6.70
Base 99.900699 79,920,558.89 99.900699 79,920,558.89 0.00 6.70
912796KZ1 TREASURY BILL 05/17 0.00000 0.521 18 May 2017
105,000,000.000 Local 99.890604 104,885,134.16 99.890604 104,885,134.16 0.00 8.80
Base 99.890604 104,885,134.16 99.890604 104,885,134.16 0.00 8.80
912796LK3 TREASURY BILL 07/17 0.00000 0.5905 13 Jul 2017
40,000,000.000 Local 99.780203 39,912,081.12 99.748300 39,899,320.00 -12,761.12 3.35
Base 99.780203 39,912,081.12 99.748300 39,899,320.00 -12,761.12 3.35
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 13 Apr 2017
5,653,322.460 Local 100.000000 5,653,322.46 100.000000 5,653,322.46 0.00 0.47
Base 100.000000 5,653,322.46 100.000000 5,653,322.46 0.00 0.47
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 0.6 04 May 2017
6,109,890.680 Local 100.000000 6,109,890.68 100.000000 6,109,890.68 0.00 0.51
Base 100.000000 6,109,890.68 100.000000 6,109,890.68 0.00 0.51
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Hol dll’lgS ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
924CUDO006 MIZUHO 06/14 VAR 1 0.52 01 Mar 2017
88,634,437.040 Local 100.000000 88,634,437.04 100.000000 88,634,437.04 0.00 7.44
Base 100.000000 88,634,437.04 100.000000 88,634,437.04 0.00 7.44
930ABD003 FIDELITY INVESTMENTS MONEY 0.42 01 Mar 2017
40,080,173.080 Local 100.000000 40,080,173.08 100.000000 40,080,173.08 0.00 3.36
Base 100.000000 40,080,173.08 100.000000 40,080,173.08 0.00 3.36
978UHK000 DAIWA CAPITAL MARKETS REPO 0.52 01 Mar 2017
200,000,000.000  Local 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 16.78
Base 100.000000 200,000,000.00 100.000000 200,000,000.00 0.00 16.78
979RFJ001 ALLIANCE BANK OF ARIZONA MONEY 0.27 01 Mar 2017
2,412,516.900 Local 100.000000 2,412,516.90 100.000000 2,412,516.90 0.00 0.20
Base 100.000000 2,412,516.90 100.000000 2,412,516.90 0.00 0.20
US DOLLAR Total
1,147,890,340.160  Local 1,147,142,897.69 1,147,106,707.40 -36,190.29 96.22
Base 1,147,142,897.69 1,147,106,707.40 -36,190.29 96.22
CASH EQUIVALENT Total
1,147,890,340.160 Base 1,147,142,897.69 1,147,106,707.40 -36,190.29 96.22
FIXED INCOME
US DOLLAR Exchange Rate: 1.000000
912828K66 US TREASURY N/B 04/17 0.5 0.5 30 Apr 2017
25,000,000.000 Local 100.002454 25,000,613.55 100.002454 25,000,613.55 0.00 2.10
Base 100.002454 25,000,613.55 100.002454 25,000,613.55 0.00 2.10
912828MD9 US TREASURY N/B 12/16 3.25 3.25 31 Dec 2016
0.000 Local 0.000000 -0.03 0.000000 0.00 0.03 0.00
Base 0.000000 -0.03 0.000000 0.00 0.03 0.00
912828WH9 US TREASURY N/B 05/17 0.875 0.875 15 May 2017
20,000,000.000 Local 100.065104 20,013,020.83 100.065104 20,013,020.83 0.00 1.68
Base 100.065104 20,013,020.83 100.065104 20,013,020.83 0.00 1.68
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Holdings

ST OF AZ POOL 7 LGIP FF&C

STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
US DOLLAR Total
45,000,000.000 Local 45,013,634.35 45,013,634.38 0.03 3.78
Base 45,013,634.35 45,013,634.38 0.03 3.78
FIXED INCOME Total
45,000,000.000 Base 45,013,634.35 45,013,634.38 0.03 3.78
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
FUND:  ATZG STATE STREET.
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal
1,192,158,319.51 1,192,122,129.25 100.00

1,192,892,127.630 Base
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ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
FUND: ATZG

March 7, 2017

Holdings
Currency Summary

Asof:  February 28, 2017

STATE STREET.

View Date:

Base Currency:USD - US DOLLAR
% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
1,787.470 Local 1,787.47 1,787.47 0.00 0.00 0.00
Base 1,787.47 1,787.47 0.00 0.00 0.00 0.00
CASH EQUIVALENT
1,147,890,340.160 Local 1,147,142,897.69 1,147,106,707.40 96.22 -36,190.29 -36,190.29
Base 1,147,142,897.69 1,147,106,707.40 96.22 -36,190.29 0.00 -36,190.29
FIXED INCOME
45,000,000.000 Local 45,013,634.35 45,013,634.38 3.78 0.03 0.03
Base 45,013,634.35 45,013,634.38 3.78 0.03 0.00 0.03
US DOLLAR Total
1,192,892,127.630 Local 1,192,158,319.51 1,192,122,129.25 100.00 -36,190.26 -36,190.26
Base 1,192,158,319.51 1,192,122,129.25 100.00 -36,190.26 0.00 -36,190.26
FUND Total
1,192,892,127.630 Base 1,192,158,319.51 1,192,122,129.25 100.00 -36,190.26 0.00 -36,190.26
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
1,787.470 1,787.47 1,787.47 0.00 0.00 0.00 0.00
CASH Total
1,787.470 1,787.47 1,787.47 0.00 0.00 0.00 0.00
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,147,890,340.160 1,147,142,897.69 1,147,106,707.40 96.22 -36,190.29 0.00 -36,190.29
CASH EQUIVALENT Total
1,147,890,340.160 1,147,142,897.69 1,147,106,707.40 96.22 -36,190.29 0.00 -36,190.29
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ST OF AZ POOL 7 LGIP FF&C

Holdings
STATE OF ARIZONA
Asset Summary FUND: ATZG STATE STREET
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
45,000,000.000 45,013,634.35 45,013,634.38 3.78 0.03 0.00 0.03
FIXED INCOME Total
45,000,000.000 45,013,634.35 45,013,634.38 3.78 0.03 0.00 0.03
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,192,892,127.630 1,192,158,319.51 1,192,122,129.25 100.00 -36,190.26 0.00 -36,190.26
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Holdmgs ST OF AZ POOL 7 LGIP FF&C
STATE OF ARIZONA
A By FUND:  ATZG STATE STREET
As of: February 28, 2017 View Date: March 7, 2017
Base Currency: USD - US DOLLAR
Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
1,787.470 1,787.47 1,787.47 0.00 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,147,890,340.160 1,147,142,897.69 1,147,106,707.40 96.22 -36,190.29 0.00 -36,190.29
0.00 GN 0.00 GN 0.00 GN
-36,190.29 LS 0.00 LS -36,190.29 LS
FIXED INCOME
45,000,000.000 45,013,634.35 45,013,634.38 3.78 0.03 0.00 0.03
0.03 GN 0.00 GN 0.03 GN
0.00 LS 0.00 LS 0.00 LS
FUND Total
0.000 1,192,892,127.630 1,192,158,319.51 1,192,122,129.25 100.00 -36,190.26 0.00 -36,190.26
0.03 GN 0.00 GN 0.03 GN
-36,190.29 LS 0.00 LS -36,190.29 LS
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